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Prediction ofTime Series Data by Neural Networks with Self-Generating Input Data 
(In Case of the Flow of the River) 
MIENO Yasuo ARlMAAkihiro 
Estimation of time series data has been studied by various methods including neural networks in 
recently. It is difficult to estimate the time series data in long period of time span. Therefore， this 
paper describes a new method to predict the time series data of long period by using "self-generating 
input data". After tuning the synaptic weights that was derived by the learning of neural networks， 
our method returns to the calculated output data of neural networks to the input side as input data 
for next calculating time. We verified the validity of our method by forecasting for the periodic 
function including the attenuation clause. Finally， we estimated the flow of the river in long period of 
time span in good precision. Consequently， our proposed method is ascertained validity. 
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個数 2 3 4 5 
雨 0.6956 0.3996 0.396 0.399 0.4 0.5111 I 
2 0.3888 0.3812 0.383 0.387 0.408 0.4542 
量 3 0.3764 0.4009 0.429 0.4 0.4 0.4811 
4 0.4699 0.3857 0.379 0.388 0.399 0.489 
5 0.3814 0.3738 0.378 0.448 0.388 0.4598 
















個数 2 3 4 5 6 
0.3803 0.4163 0.427 0.385 0.409 0.4838 
2 0.3555 0.3618 0.352 0.383 0.381 0.4652 
3 0.35 0.3417 0.37 0.422 0.443 0.6049 
4 0.3585 0.3654 0.376 0.415 0.413 0.481 
5 0.3588 0.3618 0.392 0.388 0.4 0.509 
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